#PCXB NHBecTuuumn , 15.05.2024

OOJIOBbIE PbIHKU

KOPOTKO 3A JEHb

Poccuincknn fgonroBom pbIHOK 3aMeanni TEMMbl CHUKEHUSA Ha (DOHE COKpaTMBLLENCS TOProBOM akTUBHOCTU. NHAEKC
RGBITR Ha 18:00 cHmxaeTcs Ha 0,08%. B koprnopaTuBHbIX obnuraumsx cnpeabl k kpuson OP3 paclumpsotes — B 1-m
awenoHe Ha 10-15 6.n., BO 2-M. 3llenoHe pe3ynbTaT CKpOMHee, B AnanasoHe 5-10 6.n. ba3oBble CTaBKW AEHEXHOro
pblHKa He nokasanu pocta - RUSFAR O/N coxpaHunacbk Ha ypoBHe 16,26%, a MOEXREPO O/N cHusunca go 15,91%
(-10 6.n.).

* B knaccnyecknx OP3 obbem TOproB npesbicun 14 mnpg pyb6., HO BOBMEYEHHOCTb MHBECTOPOB, HA Hall B3rnsg, B
cpeny HeBbICOKasi, 8 OCHOBHOW BKMaf B TOProByH CTATUCTWKY Obin MPUBHECEH KPyMHbIMK, 06bemom Gonee 9 mnppa
py6., coenkamn B OP3 26243 (ytm 14,23%; dur 6,7y). KpuBaa poxogHoctn OP3 B Bbinyckax craplle 2-x net
NPOJOITKaET «akKNMmMaTu3npoBaTbCcs» B AnanasoHe 14-14,25% rogosbix.

* B Havbonee nukBMAHbIX KOPNOPaTUBHbLIX OOHAAX C PMKCMPOBAHHBIM KYNMOHHLIM AOXOAOM NPEeBanvpyloT NPOAaxu — B
cpeay aktuBHo ToproBanucb Cbep Sb33R (price -0,05%), Pocten2P14 (price -0,07%), PCXB2P12 (price -1,2%) n
HoBoTtp 1P3 (price -1,1%). Nomumo HosoTp 1P3 (g-curve 250 6.n.) Takke uHtepecHsl Meacu 1P03 (g-curve 200 6.n.),
Megncu 1P02 (g-curve 200 6.n.) n PECOJIMBIM22 (g-curve 200 6.n.). B 6onee 4oXoAHOM CerMeHTe BHOBb B fivaepax rno
obbvemam caoenok CamoneTP13 (price -0,04%) n Bpyc 2P02 (price -0,05%).

*  AykumoHbl MuHdomHa PP no pasmelueHnio O3 26226 n 26247 Gbinm NprsHaHbl HECOCTOABLLMMCS
» BaHk Poccuu: B anpene gons kpynHbix 6aHkoB B aykumoHax O®P3 B anpene yBenuumnacs 4o 56%.

* Anbda-6aHk pasmectun nokanbHble obnurauum AJIBOA30400 Ha $262 mMnH, 3amecTMB nouTM 66% BbIMycka
«BEYHbIX» eBPOOOHAO0B.

+  BTB pasmecTtun nokanbsHble obnurauum Ha 189 MnH paHkos, 3amecTmB novtn 54% espoboHaoB-2024

*  PXLO pasvectun 3ameljatowme obnurauumn cepumn 3026-2-P Ha 14,6 mnpa pyonen un cepum 3026-1-OP 86 mnH
paHKoB

* [nobGanbHble pblHKM obnurauun. NHoekc notpeburtensckmx ueH CLUA B anpene cHM3UNCA B COOTBETCTBUM C
oxugaHuamu, go 0,2% m/m (o 3,4% r/r) ¢ 0,9% m/m (3,5% r/r) B mapTe. [aHHble onyGnukoBaHbl NOcre Toro, Kak
MHAEKC LeH NpoussoauTenei 3a anpesb Belpoc Ha 0,5%, Gonblue, YeM OXxunaanoch, YTO BbI3Bao OnaceHusi No noBoay
TOro, 4to cHmxeHne ctaBok PPC MoxeT ObiTb OTHOXeHO. CeroaHsILLHAA CTaTUCTUKA Bbl3Bana CHUXEHUEe OOXOAHOCTU
kasHadvenckux 6oHgos CLUA — 2-x netHne UST cHusmnucb go 4,73% (-6 6.n.), 10-neTHme kasHauderickme obnurauui

CWA cHuaunucb go 4,35% (-7 6.n.).
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OOJTITOBbIE PbIHKU

Poccuickuin [onroBor PbIHOK 3amMennun Temmbl
CHWKEHUS Ha (OHEe HEKOTOPOro CHWXKEHUA TOProBow
akTuBHocTu. MHpekc RGBITR Ha 18:00 cHuxkaeTca Ha 0,08%..
B koprnopatuBHbix obnuraumax cnpegbl K kpuBon O3
pacwupsitotcs — B 1-m 3swenoHe Ha 10-15 6.n., BO 2-M
SllenoHe pes3ynbTaT CKpoOMHee, B AmanasoHe 5-10 6.n.
BasoBble CTaBkM [OEHEXHOro pblHKA He nokasanu pocTta -
RUSFAR O/N coxpaHunacb Ha ypoBHe 16,26%, a
MOEXREPO O/N cHuauncs go 15,91% (-10 6.n.).

B knaccuyecknx O®3 obbem Topros npesbicun 14
mnpa py6., HO BOBNEYEHHOCTb MHBECTOPOB, Ha Halll B3rnsg, B
Cpeay HeBbICOKasi, @ OCHOBHOW BKMazj B TOProBYyk CTATUCTUKY
Obln NpUBHECEH KpyMHbIMK, o6bemMom Gornee 9 mnpa pyob.,
coenkamm B O®3 26243 (ytm 14,23%; dur 6,7y; price -
0,43%). B Gonee KopOTKMX BbINyCckax cerofgHs Hawubonee
NMKBUOHBIMU Bbinyckamu 6binm OP3 26226 (ytm 14,40%; dur
2,2y; price -0,25%) n O®3 26207 (ytm 14,48%; dur 2,4y; price
-0,36%). B ponrocpoyHbix ©OoHpoax nomumo OP3 26243
3amMeTHa Obina akTMBHOCTL B O3 26244 (ytm 14,19%; dur
5,8y; price -0,28%) n OP3 26238 (ytm 14,03%; dur 7,5y; price
-0,20%). Kpusas goxogHoctn O®P3 B BbiMyckax craplle 2-X
neT NpoJoImKaeT «aKKmMMaTU3npoBaTbCs» B AuanasoHe 14-
14,25% rogoBbIX.

B O®3-chnoaTtepax n nMHKepax TOpProeble 060OPOTHI
cHuaunucb o ~500 mnH py6. Haubonee nukeugHel OD3
29014 (price -0,02%) u O®3 29015 (price -0,14%). B
NHKepax, HaobopoT, akTMBHOCTb MPOAABLOB pacTeT, a
obbem caenok goctur 200 MnH py6. BMeHeHHas MHNaums
Ha Gnwxanwve 4 roga npogosmkaeT pactu, Ao 8,15% c 8,08%
Ha oHe CHWXKeHusa goxopgHoctn OP3 52002 (ytm 6,09%, dur
3,6y, price -0,07%).

KopnopaTtuBHble ¢noatepbl 6ornee ycToMumMBblI 3a
cyeT Bonee MHTEpecHbIX NMpemuii K krtoveson craske LB un
RUONIA. B Tpounke nuaepoB Mo akTMBHOCTU TOPros
HopHwukb1P7 (KC+1,3%; price +0,30%), [TJIK 1P-21
(KC+2,15%; price -0,02%), EABP M3-07 (Ruonia+2%,; price -
0,20%). CpeOn WHTEpecCHbIX (roaTepoB C eXeMeCa4HOn
BbINMaTon KynoHa nomumo HopHukB1P7, ctout obpatutb
BHMMaHue Ha PCXB2P2 (Ruonia+1,5%; price +0,01%),
PCXB2P3 (Ruonia+1,3%; price +0,01%), PocarpnlP5
(Ruonia+1,8%; price +0,18%).

B Hanbonee nukBMAHBIX KopnopaTuBHbIX GoHOax c
PUKCUPOBAHHBIM KYMOHHBIM JOXO40M NPEeBanupyroT NPpOAaXM
— B cpefny akTMBHO ToproBanucb Cbep Sh33R (ytm 16,6%;
dur 0,5y; price -0,05%), Pocten2P14 (ytm 15,3%; dur 1,7y;
price -0,07%), PCXB2P12 (ytm 15,9%; dur 1,9y; price -1,2%)
n Hosotp 1P3 (ytm 17,1%; dur 2,2y; price -1,1%). MNomvumo
HosoTtp 1P3 (g-curve 250 6.n.) Takke WHTepecHbl Mencu
1P0O3 (g-curve 200 6.n.), Megcu 1P02 (g-curve 200 6.n.) u
PECOInbI22 (g-curve 200 6.n.). B 6Gonee poxogHom
cermeHTe BHOBb B nugepax CamonetP13 (ytm 16,7%; dur
1,5y; price -0,04%), Bpyc 2P02 (ytm 17,5%; dur 1,2y; price -
0,05%).

HoxogHocTu KBa3MBamTHbIX 6oHa0B,
HOMUHMpPOBaHHbIX B gonnapax CLUA n eBpo, 6GanaHcupytoT B
AvanasoHe 5,5-7%. B nupepax no ob6bemy cpenok
HopHwnk326[ (ytm 5,6%; dur 0,5y; price +0,23%), Ma3K3-24E
(ytm 7,4%; dur 0,5y; price +0,39%), a3K3-25E (ytm 7,08%;
dur 0,85y; price -0,03%).

KINOYEBbIE MHOVKATOPLI

KniouyeBble cTaBku / Mocneaxue Mpeabiaywee
WUndnsauma AaHHble 3HauyeHue Haliayancliona
OPC CLLA 5,50 5,50 5,50
0,
WHdnsauma B CLUA, % 350 3.20 3.20
rogoBbIX
ub P® 16,00 16,00 16,00
0,
WHdnsumsa B PO, % 781 775 7.48
roaoBbIX
B o Mocneaxue WU3m. c Hauana
antoTHbLIA PbIHOK W3m. 3a 1 aeHb
AaHHble roga
Py6nb/ Qonnap 91,27 ¥ 0,0% A 1,0%
Py6nb/EBpo 98,99 A 0,2% A 0,4%
Espo/donnap 1,08 A 0,1% ¥ 1,9%
WHpoeke ponnapa 104,82 Vv 0,18% A 3,4%
RUSFAR O/N 16,26 A 95
MOEX REPO 15,91 v 10 A 72
TOBaprle PbIHKU
3onoTo 2 373,56 A 0,66% A 151%
HedTb Brent 82,85 A 0,57% A 7,5%
WHpaekcbl MockoBckomn
6upxu
MMBB 3471,05 A 0,21% A 12,0%
WHpekc O3 (RGBITR) 589,58 V¥ 0,13% V 4,3%
Poccuiickuit pbiHok O®3
od3 1Y 14,92 Vv 4,0 A 2132
03 2y 14,65 A 50 A 199,1
O3 5Y 14,20 A 120 A 236,0
O3 10Y 14,00 v 10 A 2304
Fno6anbHble pbIHKK MocnegHue WU3m. 3a 1 geHb WU3m. c Hay. roga
o6nurauui AaHHble, % (6.n.) (6.n.)
UST 2Y 4,80 vi5 A 574
UST 10Y 4,42 Vv 22 A 62
Fepmanus 10Y 2,49 V54 A 459
®PpaHums 10Y 2,99 Vv 59 A 431
Wcnanua 10Y 3,26 Vv 6,3 A 272
Wrtanus 10Y 3,81 v 70 A 10,0
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FnobanbHble gonroBble G6eHuMapku. VHaekc noTpebutensckux ueH CLIA B anpene cHu3Wncs B COOTBETCTBUMM C
oxuganusamm, go 0,2% m/m (oo 3,4% r/r) ¢ 0,9% m/m (3,5% r/r) B MmapTe. [aHHble onybnvkoBaHbl Nocrne Toro, Kak MHOEKC LieH
npousBoguTenen 3a anpenb Bbipoc Ha 0,5%, Gonblue, YeM OXuaanocb, YTO BbI3BAN0 OMAceHWsl Mo MoBOJY TOro, YTO
CHWKeHne ctaBok PPC MOXeT ObiTb OTNOXeHO. CerogHsILLHAS CTaTUCTMKA Bbi3Bara CHWKEHMEe OOXOAHOCTU Ka3HauYeMCKUx
6oHpoB CLUA — 2-x netHue UST cHuaunucb oo 4,73% (-6 6.n.), 10-netHue kasHadvenckue obnuraumm CLUA cHuaunmuce Oo
4,35% (-7 6.n.).

HOBOCTN

AyKUMOHBI Mo pa3meLyeHno OD3 26226 u 26247 6bINY NPU3HaHbI HECOCTOSABLLUMMCA

15 masa MuHpumH Poccrmn npmnsHan HECOCTOSABLLUMMUCS ayKLMOHbI Mo npofaxe OP3 26226 ¢ noraweHvem 7 oktabps 2026 u
O®3 26247 c norawervem 11 mas 2039 roga B CBA3W C OTCYTCTBMEM 3aSBOK MO NPUEMITEMBIM YPOBHSIM LIEH.

BaHk Poccuu: B anpene gons KpynHbix 6aHkoB B aykunoHax O®3 B anpene yBenuuunacb Ao 56%

CornacHo aaHHbIM oTyeTa «O630pa pMckoB OMHAHCOBbLIX PbIHKOBY» 3@ anperlb CUCTEMHO 3HAYMMble KPEAUTHbIE OpraHu3auum
B anperne no-npexHemMy Obinv OCHOBHbIMM MOKynaTensaM Ha nepBuyHOM pbiHke O®P3, nx gonsa Beipocrna go 56,4% Bcex
pasmMeLLeHnin, 4oNs HeKpeaUTHbIX PUHAHCOBBLIX OpraHM3aLmi B paMkax 4OBEPUTENbHOMO ynpasneHus cHusmnnacs o 18,4%. B
MapTe 1 depane nx gonsi coctaensana 51,1% un 29,7%, COOTBETCTBEHHO.

C ydetom npogax O®3 Ha BTOPUYHBLIX OMPXKEBbIX TOprax, CUCTEMHO 3Ha4MMble KpeAWTHble opraHu3auuyM B anpene
npuobpenu OP3 Ha 93,4 mnpa pyb. (B mapTe obbeMm coctasnan 85,9 mnpg py6., 3a aHBapb-deBpans: 130 mnpa pyb.).

O6bem OP3, npogaHHbIX Ha aykumoHe MuHduHOM, B anperne ysenuuuncsa go 319,8 mnpg py6. no HomuHany (B mapTe - 282,8
mnpa py6.) n coctasun 32% ot nnaHa Ha 2K24. B anpene MuHduH pasmectun Tonsko OP3-MN[ (aykumoH ¢ OP3-NH npusHaH
HECOCTOSIBLUMMCS) CO CPOKOM Ao norawenus 10 n 14 net (Ha 215,1 mnpg py6.), B TO BpeMS Kak KpaTKOCPOYHbIX 06nurauui
pa3meLLeHo Ha 104,6 mnpa pyb6.

Anbda-6aHk pasmectun AlIb®A30400 Ha $262 MnH, 3aMecTUB No4TH 66% BbiNycka «Be4YHbIX» eBPOOGOHAOB.

Anba-6aHk pasmecTun nokanbHble obnuraummn ANIbOA30400 (ISIN: RUOOOA108BD9) Ha $262,4 MIH B pamKax 3aMeLLeHnst
«BEYHbIX» CyOOPAMHUPOBaHHBLIX €BPOOONMrauuii, BeinyLleHHbIX B 2021 rogy. [lonsa dakTmyeckm pasmeLleHHbIx obnuraunii ot
obuwero konuyectBa Oymar, noanexaslMX pasmelleHuto, coctaBuna 65,6%. o gaHHbIM Anbda-6aHka, OeHeXHbIMU
cpeacTBamu 6blny onnadveHbl obnuraumm Ha $203,8 MnH, eBpoboHaamu - Ha $58,6 MIH.

Cy6opanHmpoBaHHble GeccpoudHble eBpoboHabl Ha $400 mnH GaHk pasmectun B Hosibpe 2021 ropa. CTtaBka kyrnoHa Mo
BbINYCKY - 5,9%, NepBblIii KOMN-0NUMOH Mo AaHHbIM eBpoboHaam npegycMmoTtpeH 23.05.2027.

BTB pa3mecTtun nokanbHble obnuraumm Ha 189 MnH dppaHKoB, 3aMmecTMB No4vTtn 54% eBpoboHaoB-2024

BTB pasmectun nokanbHble obnuraumm Ha 188,9 MnH wwBenLapcknx paHKoB B paMKax 3aMelleHusi cybopanHUPOBaHHbIX
eBpoobnurauni ¢ noraweHmeMm B okTsiope 2024 roga. Bcero 6bino pasmewieHo 37 789 obnurauyui HOMMHaNoMm 5 Tbic.

WwBenuapckux dpaHkoB kaxaas. baHk 3amectun 53,98% Bbinycka eBpOOOHOOB, MepBOHaYarbHbIi HOMUHAMbHLIN 00beM
koToporo coctasnan 350 mnH dpaHkoB. CTaBka KynoHa - 4,0725%, BbinnaTbl NPON3BOAATCH pa3 B rof B okTAbpe.

PX[ pasmectun 3amelwarowme o6nuraumm cepum 3026-2-P Ha 14,6 mnpa py6. u cepum 3026-1-®P 86 mnH hpaHKkoB

P>XX[ pasmectun 2 Bbinycka nokanbHbIX Obnuvraumii ons 3ameleHus eBpoboHgoB ¢ noraweHvem B 2026 rogy. O6bem
pasmeLLeHns Bbinycka HOMUHMPOBAHHOIO BO hpaHkax cocTtaBun 85,95 MNH dpaHKoB, KOIMPULMEHT 3aMeLLEeHNs Bbinycka
eBpoboHO0B € noraweHnem B mapte 2026 roga - 34,38%. O6bem pasmelleHunss pybnesoro Bbinycka coctasun 14,57 mnpg
pybnen, koacbpULMeHT 3ameLLeHnst Bbinycka eBpoboHAOB € noralueHnem B ceHTabpe 2026 roga - 97,14%.

NEPBNYHBIE PASMELWEHWNA C PCXB-UHBECTULINA

O6beM , MIH Cpok go

PentuHr
OMUTeHT/Bbinyck g (el AN @] G ) OpuWeHTHp NO KyMOHY (AOXOAHOCTM) eagEpy (AKPA/
He ykazaHo pasmeLLeHns noratueHust
Okcnept PA)
MHoe) (11eT)

000 «EBpasXonauHr ®uMHaHC», n . ) N PevtuHr
003P-01 (AO «Espas HTMK» - 15 000 16.05.2024/21.05.2024 epe“"e””b'igy:jgeKﬁyg'scgaBKa cnpea 30 25 nopyuuTens

nopyumTens) o AA+(RU)/-

Manaa o6nvraumu. OpueHTUp No cTaske

no 1500 KynoHa: He Bbiwwe 8,00% roaosbix (YTM He

NMAO «Akpon», 50-001P-04 MAH t0aHe 21.05.2024/24.05.2024 BbiLe 8,24% rofi08bIX). AMOPTUIALMS — 50% 91 2 -[ruAA
OT HOMWHana B AaTy BbiNnaThbl 6ro KynoHa
12.03.2024 r./c
400 MnH 14.03.2024 r. no pathl Manpa-obnurauun. OpueHTUp No ctaBke
000 «CnaesiHck 9KO», 001P-03Y loaHeit pasmelleHnst nocneaHew KkynoHa:11,00% roaoBbIX (AOXOAHOCTb K 91 2 BBB(RU)/-
obnurauum BblNycKa, HO He noraweHuio 11,46% rogosbix)
nosgHee 31.05.2024
CraBka kynoHa: 18.00% rogosbix
¢ 28 mapta 2024 r. o (moxopHocTb: 19.25% ropoBbix).
000 «ArpoTek», 50-05 s MOJTHOTO pa3MeLLEeHNs] AmopTusauus 34%- B aaty 18 kynowa, 33% - 91 5 BB.ru ot HKP
B aaTy 19-20 KynoHos.
MepeMmeHHbIii KynoH: Krioy. CTaBka + crpef,
MAO «PocTtenekom», 001P-07R 10 000 20.05.24r. / 23.05.24r. pa3Mep KOTOPOTO GyAET ONpeaeneH no3aHee 91 3 AA+(RU) / -
TpeTbs oekana He 6onee 16.50% rogoBbIx
000 «A101», BO-001P-01 500 mas 2024 rona (noxopHOCTS: 17.81% roaoBbIX) 30 3 A(RU) / ruA
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SAMELWAIOLWNE OEJ'II/IFALI,I/II/I

HaHHble 15.05.2024 Ha 18:30 (Mck)

ISIN ISIN HaseaHue O6bem c CpepaHeBs.
OMUTEHTbI "3ameLyaemoro” "3amelyatowero” |"samewatowero| Bantota | 3amelatowiero Morawexue TaBka [oxodHoCTb, % b Aropaums, Cp. ueHa
BblMycka BblMycka " BblMycka BbIMyCKa, TbiC. /o roaoBbIX L
Bopet Kanutan XS2230649225 RUOOOA105GN3 Bopeuk3026 USD 221 050 17.09.2026 6,00 6,70 Al 2,20 98,71
CH1120085688 RUOOOAL05XA5 [a3k3-27¢  CHF 173 185 30.06.2027 1,54 6,00 v a3 3,02 87,42
XS1721463500 RUOOOA105C51 [asK3-24E  EUR 446 691 22112024 2,25 7,25 v 47 0,52 97,51
XS0906949523 RUOODAL05VLE [asK3-25E  EUR 305 326 21.03.2025 3,13 7,02 AS 0,85 97,87
XS2157526315 RUOODA105WJ8 [asK3-25E2 EUR 670 015 15.04.2025 2,95 6,60 v a5 0,92 96,85
XS1795409082 RUOODA105WH2 [asK3-26E  EUR 457 455 21.03.2026 2,50 6,81 v3 1,82 92,75
XS2301292400 RUOOOA105RZ4 [asK3-27E  EUR 473 499 17.02.2027 1,50 0,00 V 683 2,71 0,00
XS2408033210 RUOOOA105BY1 [asK3-28E  EUR 343 388 17.11.2028 1,85 6,48 A1l 4,31 82,37
XS1951084471 RUOODA105RG4 [asK3-26[,  USD 892 081 11.02.2026 5,15 6,23 A 16 1,67 98,21
XS1585190389 RUOOOA1056U0 [asK3-270  USD 402 348 23.03.2027 4,95 5,96 A 20 2,67 97,39
FasnpoMm  XS2196334671 RUOO0AL05JH9 [asK3-27[02 USD 628 751 29.06.2027 3,00 6,31 A 10 2,96 90,76
XS0885736925 RUOOOAL05R62 [asK3-280,  USD 410 083 06.02.2028 4,95 6,20 A4 3,40 95,86
XS2291819980 RUOOOAL05KUO Fask3-29[]  USD 1171512 27.01.2029 2,95 6,42 —0 4,36 86,12
XS2124187571 RUOO0A105SG2 [ask3-30]  USD 1463 726 25.02.2030 3,25 6,55 A21 5,22 84,35
XS2363250833 RUO00OA105JT4 [ask3-31[]  USD 479 122 14.07.2031 3,50 6,41 A3 6,22 83,54
XS0191754729 RUOODA105A95 [asK3-34[,  USD 748 626 28.04.2034 8,63 6,48 AS 7,09 115,61
XS0316524130 RUOODAL05RH2 [asK3-37[,  USD 903 068 16.08.2037 7,29 6,45 A3 8,75 107,44
X$2243631095 RUOOOA105QW3 lasKB3026[] USD 1069041  °o%oC 460 15,35 v7 162 84,57
XS2243636219 RUOOOA105QX1 [lask3-526E  EUR 716 276 B 3,90 22,45 Al15 165 76,02
XS1577961516 RUO00DA1077H3 [TNK, 3024[] USD 252131 31.05.2024 5,13 15,16 vie1 0,04 99,61
XS1713473608 RUOO0AL078V2 [TJIK 30250 USD 292 090 17.04.2025 595 7,35 A 20 0,91 98,88
i XS2010044381 RUOODAL07AQ5 TTJIK 30260 USD 303 644 18.02.2026 4,95 6,94 A7 1,69 96,90
XS2131995958 RUO00A107B43 [TINK 3027[] USD 346 639 10.03.2027 4,65 6,87 v 2,65 94,67
XS2249778247 RUO00OA107CX7 TTIK 3028[] USD 167 099 26.02.2028 4,80 6,70 va 3,46 94,05
XS2010027451 RUOOODA107D58 [TJIK 30290 USD 141 112 27.02.2029 4,35 6,81 A 30 4,31 90,47
XS1514045886 RUOOOAL059N9 JIYKOWST 26  USD 315 760 02'“'206;%2'0524 4,75 4,85 A16 2,35 99,73
XS2401571448 RUOOOA1059P4 JIYKOWMM 27  USD 257 411 26'04'2&55)‘5'04'24 2,80 4,56 v3 2,84 94,42
nyKOVIJ'I v 06.05.30 (06.05.24
XS2159874002 RUOOOA1059Q2 JIYKOWMS1 30  USD 287 279 RS 3,88 4,83 A17 537 95,02
XS2401571521 RUOOOA1059R0 TYKOWM 31 USD 253 992 26‘10'3C1£§ﬁ)6‘°“'24 3,60 5,09 A 12 6,54 91,22
MeTannouHsect XS2400040973 RUOOOA105A04 METAMMHO28  USD 285 780 22102028 3,38 5,53 vs 413 91,87
XS1964558339 RUODOALO7VWY MKB 3024-2  USD 77 942 25.06.2024 7,12 6,97 A 219 53 100,00
MKB XS2384475930 RUOOOA107VV1 MKB 3026-2 USD 160 108 21.09.2026 3,88 6,80 vs 6,3 93,75
XS2099763075 RUO00OA1086M4 MKB 3025-2 USD 160 126 19.09.2028 4,70 8,37 A77 7.3 97,41
XS2281299763 RUOOOAL07R03 MKB 3026-1 EUR 210 200 21.01.2026 3,10 7,66 v 8,3 93,29
MMK XS1843434959 RUOOOA105H64 MMK 302024 USD 307 636 13.06.2024 4,38 9,72 v268 0,08 99,60
Hopunbekuit  XS2134628069 RUO00A107BL4 HopHWk3250 USD 315 559 11.09.2025 2,55 5,35 A20 1,6 96,54
Hukemb  XS2393505008 RUOOOA107C67 HopHuk326[ USD 119 561 27.10.2026 2,80 0,06 AO 2,6 93,82
HNMK XS1843435337 RUOOOA107EL8 HNMK3026-4  USD 275 948 30.05.2026 4,70 5,19 A4 2,6 99,04
MUK-

Kopnopauws  XS2010026560 RUO00A105146 MUK K 1P5  USD 395 000 19.11.2026 5,63 7,47 A3 2,31 96,14
XS2393688598 RUO00A107B84 Coskom30-1  USD 116 426 (lfggfg’g;;‘i"a”) 7,60 8,74 v 19 2,47 97,67
XS2113968148 RUO00A107C59 CoBkom30-2 USD 16 773 (Ogggcgg;g‘?a”) 7,75 10,82 v 77 0,95 96,09

CoBkomBaHK o
XS0973219495 RUOO0OA107CMO CoBkom30-3 USD 6 475 BeccpouHas 2,00 38,00
XS2010043656 RUOOOAL07E99 Coskom30-4 USD 25222 (07(.)54(.)362205%0 8,00 5,51 vs 0,87 102,19

CosromdrioT XS2325559396 RUOODAL05A87 CK® 302028 USD 317 813 26.04.2028 3,85 5,39 A9 3,68 94,82

BeccpouH.

Turbkopp ~ XS1631338495 RUODOAL07738  TCSperpl — USD 72992 (s oasmotcan 11,99 8,22 A 109 0,6 101,26
Bani XS2387703866 RUOO0A107746 TCSperp2 ~ USD 130060 0 monoacan  6:00 12,96 vs 27 86,00
TMK XS2116222451 RUOO0AL07JN3 TMK 302027 USD 349 904 12.02.2027 4,30 5,54 —0 2,59 96,84

GocArpy | (S2099039542 RUOODAL06G31 ®0cA3025-] USD 96 941 23.01.2025 3,05 4,96 A 52 0,68 98,74

P XS2384719402 RUOO0A106G56 $ocA3028-[, USD 115 327 16.09.2028 2,60 5,50 A 25 4,10 89,19
BeccpoyHas

XK® Bavk  XS2075963293 RUO00DAL07L82 XK®B T1-01 USD 39 645 8,80 14,76 A4 6,3 89,70

(07.02.2025 Call)

4yTna XS2010044548 RUO00A107JY0 YTM3302024 USD 261 473 19.09.2024 4,50 6,11 A 80 0,35 99,45



OBJINMTALUUMN B FOAHAX HA MOCBUPXE

[aHHble 15.05.2024 Ha 18:30 (Mck)

CpepnHeBs.
KpaTtkoe AOXTb K [iopa-uus, CpepnHeBa.
T Ortpacnb KynoH, % rog.  noraiieHwio 5 e OdcbepTa** Morawenve Lewa
(odpepTe), %
rOfi0BbIX

Alb®AB2P20 RUOOOA105NH1 BaHku 4,00% 5,33 v 12 0,65 23.12.2024 99,25
METANNH1P1 RUOOOA1057A0 YepHasi meTannyprus 3,10% 6,05 A 30 0,33 13.09.2024 99,09
METANNH1P2 RUOOOA1057D4 YepHasi meTannyprus 3,70% 6,02 3,11 10.09.2027 93,43
METANNH1P3 RUOO0A105M75 YepHasi meTannyprusi 3,25% 5,90 Vv 59 1,52 11.12.2025 96,19
METANNH1P5 RUO00A1071S3 YepHasi meTannyprus 5,75% 6,11 A 10 1,83 14.04.2026 99,51
Montoc B1P2 RUOO0A1054W1 [o6Gblva gparoueHHbIX MeTarnnos 3,80% 6,05 A9 3,08 24.08.2027 93,66
PocHpT2P13 RUOOOA105ZC6 Hedreraszosas otpacrnb 3,05% 5,44 A 170 0,83 17.03.2025 07.03.2033 101,87
PocHpT2P12 RUO00A1057S2 Hedreraszosas otpacrnb 6,00% 6,61 Al 0,39 17.09.2024 07.09.2032 98,85
PocHdpT4P1 RUOOOA1083N9 Hedreraszosas otpacrnb 5,50% 6,18 A 62 0,00 26.03.2025 15.03.2034 99,50
PYCAN 1P1 RUOOOA105C44 LiBeTHas meTannyprus 3,75% 7,02 Vv 14 0,93 24.04.2025 97,18
PYCAIl 1P2 RUOO0A105PQ7 LiBeTHas meTannyprus 3,95% 6,74 A 46 1,55 23.12.2025 0,00
PYCAI 1P5 RUOOOA1076U8 LiBeTHas meTannyprus 6,70% 6,88 v 10 1,88 08.05.2026 99,54
PYCAIl 1P6 RUOOOA107RH8 LiBeTHas meTannyprus 7,20% 7,54 v?2 2,07 05.08.2026 99,72
PYCAN 1P7 RUOOOA1089K2 LiBeTHas meTannyprus 7,90% 8,15 vi 2,19 09.10.2026 99,96
PYCAIl BO05 RUOO0A105104 LiBeTHas meTannyprus 3,90% 10,59 A 75 0,21 31.07.2024 28.07.2027 98,70
PYCAIT BO06 RUOO0A105112 LiBeTHas meTannyprus 3,90% 10,00 A 20 0,21 31.07.2024 28.07.2027 98,81

LienntonosHo-6ymaxHas v

Cerexa3P1R RUOOOA105EW9 4,15% 16,76 A4 1,44 06.11.2025 22.10.2037 84,92
nepeBoobpabaTbiBatoLlas
CKo 1P1CNY RUOO0A1060Q0 BogHblIii TpaHcnopT 4,95% 6,29 v3 1,78 24.03.2026 97,84
CnaB3KO1P3 RUO0O0A1080Z9 Hedreraszosas otpacrb 11,00% 11,32 V2 1,65 12.03.2026 100,20
YpanCt1P03 RUOOOA107U81 YepHasi meTannyprus 7,05% 7,27 1,65 19.02.2026 99,96
®ocA1M1CHY RUO00A1063Z5 Ypo6peHus 4,65% 4,77 A 38 0,15 11.07.2024 09.04.2026 99,99
HOrk 1P1 RUOO0A105GS2 [o6Gblya gparoueHHbIX MeTannos 3,95% 5,85 Vv 24 0,50 19.11.2024 99,09
HOrk 1P2 RUOO0A1061L9 [o6Gblya gparoueHHbIX MeTannos 5,50% 6,27 A 13 0,86 01.04.2025 99,43

*B Tabnuue npeacTaBneHbl BbiMycku C (PUKCUPOBAHHBIM KYNOHOM
**B KayecTBe AaTbl 0thepThl ykasaHa JaTa NocnegHero AHS nepuoaa NpeabsineHus K Bbikyny obnuraumin



HALL BbIBOP

HaHHble 15.05.2024 Ha 18:30 (Mck)

CpenHeBs.
AOX-TB Ky 6., Atopa- Odbepta* [MoralueHne Cpeaness G-spread,
rnoraLleHuto uus, net Llena 6.n.
(ocbepre)

YpoBeHb

KpaTkoe
KpeauTHOr Otpacnb KynoH
HauMeHoBaHWe
0 pucka

Hu3skull ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «<AAA» no HayuoHasibHOU wWkKase

Huskwia Torotab1P5 RUO00A104L36 BaHku 11,15% 16,67% A 23 0,76 27.02.2025 96,47 168

Huskwia EABP MM3-01 RUO00A1050H0 BaHku 9,35% 16,00% Y 20 1,43 11.12.2025 07.12.2028 92,33 117
Xumnyeckas n

Huskwnia HKHX 1P-01 RUO00A0ZZZ17 HedTexvMmmyeckas 9,75% 16,29% A 24 1,60 13.02.2026 92,08 149
NPOMBbILLNIEHHOCTb

Huakuii MTC 1P-14 RUOO0A101FH6 CBsi3b 11 TENEKOMMYHUKaLWS 6,60% 14,96% A 12 2,50 11.02.2027 83,00 34

Huskwnia B3b 1P-19 RUO00A101TBO BaHku 6,59% 15,88% vi 2,63 01.07.2027 88,76 130

Hu3skull ypoeeHb pucka - dropayusi om 1 do 3 nem.
PetimuHzoeas epynna «AA» no HayuoHaslbHOU WkKaise

Huskwia FTIK 1P-15 RUO00A100Z91 JIv3nHr 1 apeHpa 7,69% 17,58% A 28 0,88 21.10.2025 92,63 260
Huzkuin Bant/n3brnsg RUOOOAL06EM8  JunauHr n apeHaa 10,70% 18,30% A 10 1,01 12.06.2025 31.05.2033 93,92 336
Huakuia Mepncu 1P02 RUOOOA105YB1 MepawuumHckme ycnyru 10,35% 16,76% A 10 1,64 12.03.2026 25.02.2038 91,51 197

Huskuin iCenkt1P3R RUOO0A106R95 WT cepsyickl 1 MO 13,30% 16,16% A5 1,95 14.08.2026 95,80 145

MouToBasi n kypbepckas
cnyxba

CpedHuli ypoeeHb pucka - Oropayusi 3o 3 1em.
Pelimurzoeas epynna «A» no HayuoHasbHOU WkKase

Hwskuin MoutaP2P04 RUOO0A1055Y4 9,25% 17,58% A 28 0,88 21.10.2025 92,63 260

(O ILT7 A3BYKABKM2  RUOOOALO5WR1  FMCG peteiin 10,25% 19,64% A 33 0,75 28.02.2025 18.02.2033 94,17 463

(O Onem/Tu31P7 RUOO0OA1080N5 JIvanHr v apeHpa 15,75% 18,30% A5 1,08 04.12.2025 94,35 338

(O  [MuvioHep 1P6 RUOO0A104735 CTpoutenscTBo 11,75% 17,43% 1,26 11.04.2027 99,78 257

CpepgHuii Bpyc 2P02 RUO00A107UU5 CTpounTenbCTBO 34aHWI 16,25% 17,51% A4 1,21 16.09.2025 28.03.2027 100,00 263

Mpouee malmHocTpoeHue U
(O ILT7 CTM 1P3 RUOOOA105M91  npuGopocTpoeHue 11,50% 17,39% A8 1,45 29.09.2026 98,62 257

CpegHuii OT1anoH®uH1 RUO00A105VU7 CTpouTenscTBO 3aaHui 13,70% 17,97% vi 1,54 18.02.2026 03.02.2038 95,25 316
CpenHuii Catnlpb2P2 RUOOOA105X64 CTpoutenbcTBO 34aHui 12,20% 17,61% A8 1,60 19.03.2026 14.03.2027 98,69 282
(LU O'KEN B1P5 RUOOOA106AH6 FMCG perteiin 11,75% 17,41% A3 1,62 30.03.2026 14.03.2029 99,83 263
(ST XKdBaHKBE04 RUOOOA103760 BaHku 8,00% 17,75% v4 1,86 01.06.2026 85,23 300

CpepnHui O'KEN B1P6 RUOOOA1084E6 FMCG peteinn 15,50% 16,80% Al 2,29 14.03.2027 07.03.2034 99,70 215

Bbicokuli ypoeeHb pucka — Oropayusi 0o 3 1em.
PetimuHzoeas epynna «BBB» no HayuoHasibHOU wWkase

Bbicokun  CnaB3KO1P1 RUOOOA103WBO Hedprerasosas oTpacnb 11,00% 24,22% Vv 26 0,41 15.10.2024 13.10.2026 95,61 909

Bbicokuit MNP-Nnz 1P3 RUOOOA100Q35 JIn3nHr n apexHpa 11,00% 21,37% Vv 33 0,48 14.11.2024 07.07.2026 95,98 628

LlenntonosHo-6ymaxHas un

Boicokmit  Cerexa2PlR  RUO00A1041B2 0,85%  24,48% A 90 0,50 13.11.2024 29.10.2036 94,09 937
fepeBoobpabaTbiBatoLas

Bbicoknit  TTIOPAKC1P1  RUOOOALOSXF4  CTpOWTENbCTBO 3aaHmit 15,00%  19,31% v 14 0,76 11.03.2025 97,71 432

Bucowmii Cerexa3P2R  RUOODAL05SP3 — LSTUIOMOSHO-GYMaxHas u () chor 5g 1594 A 17 0,92  02.05.2025 15.01.2038 87,54 1320

nepesoobpabaTbiBatoLlas

*B Ka4yecTBe [jaTbl OhepTbl ykasaHa aata nocnefHero AHA Nepuosa NpeabsBIeHns K Boikyny obnuraumin # P CX 5 M e C



HE ABNAETCA NWHBECTULIMOHHOW PEKOMEHOALIMEW, B TOM YYCHE MHAVNBULOYANLHOM

OrPAHNHEHWE OTBETCTBEHHOCTU

[eHepanbHas NUUEH3NA Ha ocyLlecTBneHne GaHKOBCKMX
onepaumi Ne 3349 (BbigaHa baHkom Poccum 12.08.2015).

JlnueHsns Ha ocyuwiectBneHne OGPOKEPCKOW OEATENbHOCTU
(BblpaHa ®epepanbHon crnyx6on No pUHAHCOBBLIM pbIHKaM
oT 19.05.2005 Ne077-08455-100000).

MpeacTaBneHHble B HACTOSLLEM [OOKYMEHTE CBeaeHus
HOCAT  UCKMIOYUTENBHO  UH(OPMALIMOHHBIN  XapakTep,
OLIEHKM U MHEHUS BblpaXKeHbl C Y4ETOM CUTyaUumn Ha Oaty
nyGnuMkaumMm [OoKymMeHTa. HacToAwmin  OOKYMEHT He
ABNAETCA MpeasioXeHMeM Mo MoKynke nunbo npopaxe
hMHaHCOBbIX WHCTPYMEHTOB " He JOKeH
paccMaTpuBaThCA Kak pekoMeHaauns K AeNCTBUAM.

MpencraBneHHas UHopMauus He MOXeT
paccmaTpuBaTbCA B KavecTBe rapaHtui wunm obeluaHns
Oyaoyuiern  OOXOQHOCTM  BnoxeHun. [lpeactaBneHHas
nHOopMaLMs, MHEHUS U OLLeHKN NOArOTOBMEHbl Ha OCHOBE
nybrnMyHbIX  WCTOYHWKOB, KOTOPblE paccMaTpuBaloTCH
BaHkom kak HagexHble. OpHako 3a [OCTOBEPHOCTb
npepoctaeneHHon wuHgopmaummn AO «Poccenbxo3baHk»
OTBETCTBEHHOCTMU He HeceT.

MHdopmauma v MHeHus, cofepXalimecs B HacTosiLeM
OOKYMEHTe, ecrniv NpsiMO He yKa3aHO WHOe, npeacTaBrieHbl
AO «Poccenbxo3baHk» Ha COOTBETCTBYHOLLYO AaTy. baHk
OCTaBnsieT 3a CoOOM npaBo MO CBOEMY YCMOTpPeHMO Oe3
npeaBapuTeNbHOro  yBEAOMIEHUS  KIMUEHTOB  U3MEHSITb
nbo He akTyanu3upoBaTb WHGOPMaUMIO U  MHEHWs,
copepxalymecs B [[aHHOM [okKymeHTe. KnueHTam He
cnegyet nonaraTbCs WUCKIMIOYUTENBHO Ha coaepxaHue
[aHHOro JOKyMeHTa B ywepb npoBedeHWio COOCTBEHHOrO
aHanusa. baHk, ero acddunMpoBaHHble NuLA N COTPYAHUKN
He HeCyT OTBETCTBEHHOCTM 3a WCMONb30BaHWE [aHHOW
uwHdOpMaumMM, 3a nNpsSMON WM KOCBEHHbIN  yLiepb,
HaCTyNuBLLINIA BCneacTeme NCMNONb30BaHUA
npencTaBfieHHON B HACTOALLEM AOKYMEHTe UHopmaLmm, a
Takke 3a ee [OCTOBEPHOCTb. baHk He gaeT rapaHTui unu
3aBEPEHUN N HE MPUHUMAET KaKoW-NnMbo OTBETCTBEHHOCTU
B OTHOLUEHUN (PUHAHCOBLIX PE3YNbTaTOB, MOMYYEHHbLIX Ha
OCHOBaHMKN MCMOMb30BaHNA MHdOpMaLMK, cofepxallencs
B HacTosweM AoKyMeHTe. CTOMMOCTb MHBECTULIM MOXET
KaK yMeHbLUATbCH, TaK U yBENNYMBATLCSH, U KITUEHT MOXET
B KOHEYHOM cYyeTe He [Mony4uTb nepBOHaYanbHO
WHBECTMPOBAHHYIO CyMMY.

AO «Poccenbxo3baHk» He HeceT OTBETCTBEHHOCTU Mepen
KNMMEeHTOM 3a  (pMHAHCOBble TMOTepu, sBNSALIMECH
pe3ynbTaTom N3MeHeHUs PbIHOYHbIX KOTMPOBOK,
M3MeHeHMs1 Kypca BanioT, OedonTa 3MUMTEHTa LEHHbIX
Gymar 1 MHbIX PbIHOYHBIX (DAKTOPOB.

@RSHB_INVEST

AO «Poccenbxo3baHk» He ocyLlecTBRsSeT AeSATenbHOCTb MO
WHBECTULMOHHOMY  KOHCYNbTMPOBaHUIO, He  sABMnseTcs
WHBECTULMOHHLIM  COBETHMKOM W He MpegocTaBnsaer
WHAMBYAYaNbHbIX NHBECTULMOHHBIX PEKOMEHAaUNA B paMKax
depepanbHoro 3akoHa oT 22.04.1996 Ne 39-O®3 «O pbliHke
LeHHbIX Bymar». drHaHCOBbIE UHCTPYMEHTLI NGO onepaumu,
YyNoMsHyTble B [AOKYMEHTEe, MOryT He COOTBETCTBOBaTb
WHBECTULMOHHOMY npodoumnio KnueHTa " ero
WHBECTULUMOHHLIM  UensMm  (oxuaaHusm).  Onpepgenexve
COOTBETCTBMNS (DMHAHCOBOIO MHCTPyMEHTa nvbo onepauuu
UHTepecam KnneHTa, WHBECTULMOHHbBIM Lensm,
WHBECTMLMOHHOMY TFOPU30OHTY M YPOBHIO AONYCTUM pucKa
ABMSeTCH 3agaden knmeHTa. baHk He HeceT OTBETCTBEHHOCTM
3a BO3MOXHble YObITKM B Cry4yae COBEpLUEHMS onepauui
nMbo MHBECTUpPOBaHUSi B  (PUHAHCOBbLIE  WHCTPYMEHTHI,
yNOMSAHYTble B [OaHHOM [OKYMEHTe, M He peKkomeHayet
ncrnonb3oBaTb  YyKa3aHHylo  MHopMaumio B KayecTBe
€OWHCTBEHHOr0 WCTOYHUKA MWHOpMaLuyM Mpu  MPUHATAN
WHBECTULMOHHOIO peLLeHNs.

CpencTtBa, MHBECTMPOBAHHbIE B pamkax 3aKM4YeHHbIX C
BaHkom cornaweHun o6 okasaHuym Bpokepckux ycryr n/mmm
cornaweHmn o6  okasaHuMm  OpOKepcKMxX  ycnyr  C
MCNoNb30BaHMEM UHONBUAYATNBHOINO MHBECTULIMOHHOIO CYeTa,
He 3acTpaxoBaHbl B cOOTBETCTBUM ¢ PeaeparnbHbiM 3aKOHOM
«O cTpaxoBaHuMuM BknagoB B OaHkax  Poccuiickon
depepauumny» ot 23.12.2003 Ne 177-P3.

KnneHT gomkeH yuntbiBaTb BO3MOXHbIE PUCKU, CONPSXKEHHbIE
C OCYLLeCTBNEeHNeM ornepaumm Ha UHaHCOBBIX pbiHKaXx. Bce
OCHOBHbIE pPUCKM onucaHbl B [lpunoxeHuax 12.1 -12.4 Kk
Pernamenty oKasaHus OpokepcKux ycnyr AO
«Poccenbxo3baHk» Ne 15-P, ¢ KOTOpbIMM  MOXHO
O3HaKOMUTbLCA Ha odmumanbHOM canTe baHka no agpecy
www.rshb.ru B pasgene «Bpokepckoe obcnyxuBaHuey. [do
COBEpLUEHUA CcAenok C (UHAHCOBBIMW  MHCTPYMEHTamMu
KnueHTam  crnegyeT  O3HAaKOMUTbCS € yKa3aHHbIMU
JOKYMEHTaMK, OMNUCbIBAKOLWMMN  OCHOBHbIE  PUCKM  MpuU
WHBECTULMAX HA PUHAHCOBOM pPbIHKE.

Bcto nHcopmaumio 06 ycnoBusix npegocTaBneHns NpogyKToB
n ycnyr baHka, a Takke 0 Tapudax KNMeHT MOXeT MonyyYnTb
Ha odwmumanbHoMm canTe baHka no agpecy www.rshb.ru, a
Takke B opucax baHka.

Hactoswwmm AO  «Poccenbxo3baHk»  UHopMupyeT o
BO3MOXHOM  HanmuuuM  KOH(NIMKTA  MHTEPECOB  Mpu
NpeanioXeHUN YNoMSHYTbIX B OOKYMEHTE MPOAYKTOB, YCIYT,
(PMHAHCOBLIX WHCTPYMEHTOB, KOTOPbIA MOXET BO3HUKATb
BBUAOY COBMeLLEeHNst BaHkom pasnu4HbIX BMOOB
npodheccroHanbHoON AeATENBHOCTU Ha (PMHAHCOBLIX PbIHKAX,
a Takke TeM, 4YTo baHK ABNAETCS 3MUTEHTOM LiEHHbIX Bymar.
Mpu yperynmpoBaHuy BO3HUKAIOLNX KOH(ITMKTOB MHTEPECOB
BaHk pyKkoBoACTByeTCA MHTepecamu CBOMX KIMEHTOB.

Bce npaBa Ha npeAcTaBrneHHylo MHAOPMaLmio NpuHagnexar
AO «Poccenbxo3baHk». [daHHas wHdopmauma He MOoXeT
BOCMPOM3BOAUTLCSH, NepeaaBaTbCa U pacnpocTpaHaTbes 6e3
npeasapuTenbHOro NMNCbMEHHOTO paspeLueHus AO
«Poccenbxo3baHk».

©2024 AO «Poccenbxo3baHk». Bce npaBa 3almLLEHbI.



